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Khintchine's inequality [4] states that if {Xf. j -1, . . . , N} are independent identically distributed Bernoulli random variables (Xj = ± 1 with equal probabilities), then for any choice of real ar-, and any m = 2,3, . . . ,X -^JÛJXJ satisfies ( Khintchine's inequality in this form has many applications in which the {XA are generally represented as Rademacher functions [9] , [7] , [3] .
In this note we give an extension of Khintchine's inequality from the Bernoulli case to that of random variables of the following type:
for all real z and
Symmetric random variables satisfying condition (i) have been called subgaussian by Kahane; they satisfy an inequality similar to but weaker than (1) 
for some b > 0 and 0 < a x < a 2 < • • • with 2(1 /ay) 2 < °°. We next note that
Now each Taylor coefficient of (1 4-(z/oy) 2 ) is bounded by the corresponding Taylor coefficient of exp((z/a-) 2 ) from which it follows by (3) and (4) that each
is bounded by the corresponding one of exp(z 2 E(X 2 )/2) which yields (1).
REMARK. X may satisfy (1) without being of type L as can be seen by considering the probability distribution (7) dp/dy=\ A>0, 10, \y\>A,
